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S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 

 
POOL: LGIP-GOVERNMENT (7) 

============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 50593 TPCG0187 CITIGROUP GLOBAL M  3.500  9/01/05  3.500           650,000,000.00   100.00000 2 650,000,000.00 650,000,000.00                 
 50594 TPWA0068 WACHOVIA CAPITAL M  3.500  9/01/05  3.500           200,000,000.00   100.00000 2 200,000,000.00 200,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.500           850,000,000.00               850,000,000.00 850,000,000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 49877 912795VT U.S. TREASURY BILL  3.055  9/29/05  3.079 Aaa  AAA   25,000,000.00    99.74400 2  24,940,597.22  24,936,000.00       -4,597.22 
 49878 912795WA U.S. TREASURY BILL  3.155 11/17/05  3.194 Aaa  AAA   25,000,000.00    99.28300 2  24,831,295.15  24,820,750.00      -10,545.15 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.136            50,000,000.00                49,771,892.37  49,756,750.00      -15,142.37 
  
    2 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 49986 9128276X U S TREASURY NOTE   4.625  5/15/06  3.664 Aaa  AAA   25,000,000.00   100.59375 2  25,163,680.73  25,148,437.50      -15,243.23 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.70700 2   9,995,247.84   9,970,700.00      -24,547.84 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.70700 2  19,999,020.03  19,941,400.00      -57,620.03 
 48005 912828BN U S TREASURY NOTE   1.625 10/31/05  2.816 Aaa  AAA   20,000,000.00    99.70700 2  19,961,555.76  19,941,400.00      -20,155.76 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.41000 2   9,992,455.98   9,941,000.00      -51,455.98 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    99.41000 2  19,934,190.63  19,882,000.00      -52,190.63 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    99.41000 2  29,899,858.59  29,823,000.00      -76,858.59 
 49879 912828BU U S TREASURY NOTE   1.875 12/31/05  3.384 Aaa  AAA   25,000,000.00    99.41000 2  24,877,982.68  24,852,500.00      -25,482.68 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.73000 2   9,977,262.93   9,873,000.00     -104,262.93 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.73000 2   9,977,035.56   9,873,000.00     -104,035.56 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.73000 2   9,966,109.05   9,873,000.00      -93,109.05 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.73000 2   9,967,953.45   9,873,000.00      -94,953.45 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.01563 2   9,995,345.07   9,901,562.50      -93,782.57 
 49211 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.01563 2  24,813,569.83  24,753,906.25      -59,663.58 
 49212 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.01563 2  24,813,569.83  24,753,906.25      -59,663.58 
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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    99.16400 2   9,971,304.90   9,916,400.00      -54,904.90 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504 Aaa  AAA   25,000,000.00    99.16400 2  24,848,095.03  24,791,000.00      -57,095.03 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.63700 2   9,983,954.90   9,863,700.00     -120,254.90 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.63700 2  19,873,460.44  19,727,400.00     -146,060.44 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.52700 2   9,965,921.90   9,852,700.00     -113,221.90 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.52700 2  19,860,794.35  19,705,400.00     -155,394.35 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.86700 2   9,984,904.75   9,886,700.00      -98,204.75 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.86700 2  19,938,294.01  19,773,400.00     -164,894.01 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    98.93000 2  19,961,223.40  19,786,000.00     -175,223.40 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    98.93000 2   9,966,466.35   9,893,000.00      -73,466.35 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    98.93000 2  20,344,059.26  20,280,650.00      -63,409.26 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    98.93000 2  24,789,528.36  24,732,500.00      -57,028.36 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    99.03900 2  24,815,090.69  24,759,750.00      -55,340.69 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.66400 2  49,927,769.59  49,832,000.00      -95,769.59 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.66400 2  24,967,987.65  24,916,000.00      -51,987.65 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.113           560,500,000.00               558,533,693.54 556,118,412.50   -2,415,281.04 
  
   30 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.339            1460500000.00                1458305585.91  1455875162.50   -2,430,423.41 
  
   34 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 
 


